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Dynamic Bid Adjustment 



j Bid using Ranges 



Order Breakup 



Substitution 



Bundle Order 



Partner Preferencing 
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Strategy 



Broker Participation 



Learning 



Customized Offer 



□ 



j Product Tradeoff 
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. Trading Negotiation Procedure 



to - seller:offer 



h ~ buyer:accept 
td = seller:reject 
tg = seller:revoke 
'Pi>PuP% = no trading 
Pi>P9 - trading with seller's offer 
Pe = trading with buyer's offer 



t\ = seller:revoke 
U = buyerxounter-offer 
t-j = seller: accept 
fio = buyer :reject 



h = buyer :reject 
t$ ~ buyer:revoke 
t$ = sellerrcounter-offer 
t\ \ = buyer:accept 
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UserProftte 
(from profile) 
^firstName 
^lastName 
~ pagerNumber 

©>email 

upervisorNam e 



BondCriteria 



User 



search 



j- 



-select Criteria- — -> 



instrumentRepository 



^search() 

^getlnitialOffersO 

<§>getBestBid() 

^getBeslAsk() 

%getBuyDepth() 

^getSeilDepth() 



^sector .String 
^issuer 
^cusip 
^symbol 
atu rity 
^>m in Price 
^maxPrice 
^minQuantity 
^maxQuantity 
^.vo latility 



^° 1. 



Offer Vector 
-uses Xfrom negotiation) 



manages 



^>cusip 

^coupon 

^maturity 

^type 

^sector 

^country 
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\ NegotiationConstramts j 
j^bmeUmrt \ 
jS^isTimeLirmtAnonymous ] 
Ifi^minPriceForConvergence i 
. f£^maxPnceForConvergence ' 
l^minSizeForConvergence 
^maxSizeForConvergence 



UserProlle 
^firstName 

(S^pagerNumber 
u pe rvis o rN a m e 



NegotiationRule 
{^acceptOfferlmmediateiy boolean 
^recervePagerNotficaiion boolean 
^■recefveEmsilNoi Season booiean 
(t^sendNotificationToSupervisor boolean 



NegotatonAgent 
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■*startNegotatron() 
♦withdrawn 
*accept(} 
*createtni1ialOtrert) 

*getCounterOffer() 




ReservationValue 
^mmValue 
^maxValue 
{^>t$ Negotiable 
■ i^isAnonym ous 
^unit 



(^country 



ReservationValue 
^minValue 
d^maxValue 

Negotiable 
^>ts Anonymous 



ReservationVaJue 
^minValue 

^isNegotiable 
£fyt$ Anonymous 



\5h 



i NegottationStrategy 



^quantity 

i^yietf 
^minFill Quantity 
^>maxFillQuant(ty 



PnceQuantitySchecfule 
§>setAutofill 

♦getPriceQuantityCoordmatesO 
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*unset() 

*setPassiveO 

♦setModeratef) 

^setAggresive(} 

*se1lraitatve() 



NegotiationTacttcs 

*unset() 
*setPassive() 
*setModefate() 
^setAggres ive() 
*set1mitative() 
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Negative slippage 
denotes a decrement 



8^ 



PnceQuantJtySlippage 
^mmQuaniity 
^maxQuantty 
^slippage 
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Inventory 
(from profile) 

♦add() 

%jeplete{) 




NegotiationAgent ; 

(from profi le) ______ 

^>time 

^startNegotiation() 
^withdrawO 
♦accept() 
^■create In itialOffer{) 
^■joinNegotiationO * 
^getCounterOffer() 



^calculate Offer() 
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j S^pnce 
' ©>s ize 



OfferVector 



Negotiation 
^>currentStep 
^>time 

^outStandingAgent 

- ^accept() 
%eject() 
^pause{) 
♦withdraw() 
^createO 

^updateOfferVector() 



NegotiationAgent 
(from profile) _ 




%>id 
""^>ttme 

♦startNegotiatton() 

■^wtthdrawO 

"^acceptO 

^create In itialOfferQ 
^joinNegotiattonO 
7 ^getCounterOffer{) 
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(from profile) 



♦addO 
♦depteteO 



OfferVector 
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